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Monte Carlo simulation has become one of the most important tools in all fields of science. Simulation
methodology relies on a good source of numbers that appear to be random. These "pseudorandom" numbers
must pass statistical tests just as random samples would. Methods for producing pseudorandom numbers and
transforming those numbers to simulate samples from various distributions are among the most important
topics in statistical computing.

This book surveys techniques of random number generation and the use of random numbers in Monte Carlo
simulation. The book covers basic principles, as well as newer methods such as parallel random number
generation, nonlinear congruential generators, quasi Monte Carlo methods, and Markov chain Monte Carlo.
The best methods for generating random variates from the standard distributions are presented, but also
general techniques useful in more complicated models and in novel settings are described. The emphasis
throughout the book is on practical methods that work well in current computing environments.

The book includes exercises and can be used as a test or supplementary text for various courses in modern
statistics. It could serve as the primary test for a specialized course in statistical computing, or as a
supplementary text for a course in computational statistics and other areas of modern statistics that rely on
simulation. The book, which covers recent developments in the field, could also serve as a useful reference
for practitioners. Although some familiarity with probability and statistics is assumed, the book is accessible
to a broad audience.

The second edition is approximately 50% longer than the first edition. It includes advances in methods for
parallel random number generation, universal methods for generation of nonuniform variates, perfect
sampling, and software for random number generation.
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From reader reviews:

Marie Williams:

In this 21st century, people become competitive in every single way. By being competitive at this point,
people have do something to make these people survives, being in the middle of the crowded place and
notice through surrounding. One thing that occasionally many people have underestimated the idea for a
while is reading. That's why, by reading a e-book your ability to survive improve then having chance to stand
than other is high. In your case who want to start reading a new book, we give you this kind of Random
Number Generation and Monte Carlo Methods (Statistics and Computing) book as starter and daily reading
e-book. Why, because this book is greater than just a book.

Thelma Scott:

The particular book Random Number Generation and Monte Carlo Methods (Statistics and Computing) will
bring you to the new experience of reading any book. The author style to elucidate the idea is very unique. In
the event you try to find new book to see, this book very suited to you. The book Random Number
Generation and Monte Carlo Methods (Statistics and Computing) is much recommended to you to study.
You can also get the e-book in the official web site, so you can easier to read the book.

Agnes Figueroa:

Precisely why? Because this Random Number Generation and Monte Carlo Methods (Statistics and
Computing) is an unordinary book that the inside of the reserve waiting for you to snap it but latter it will
surprise you with the secret it inside. Reading this book beside it was fantastic author who have write the
book in such awesome way makes the content within easier to understand, entertaining approach but still
convey the meaning thoroughly. So , it is good for you because of not hesitating having this any more or you
going to regret it. This unique book will give you a lot of advantages than the other book have such as help
improving your ability and your critical thinking method. So , still want to hold up having that book? If I
were being you I will go to the guide store hurriedly.

Dennis Gaines:

A lot of book has printed but it is unique. You can get it by world wide web on social media. You can choose
the very best book for you, science, comedy, novel, or whatever through searching from it. It is named of
book Random Number Generation and Monte Carlo Methods (Statistics and Computing). You can contribute
your knowledge by it. Without making the printed book, it may add your knowledge and make anyone
happier to read. It is most essential that, you must aware about guide. It can bring you from one destination
for a other place.
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